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2.1 ?????
??????????????????
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2.1.1 ChangeFinder
??? xt ???????? (SDAR
??????) ?????????
???? pt 1(xt) ?????. ??
?????????? (Score1(xt) =
  ln pt 1(xt)) ?, ?????????
(yt = 1W1
Pt
i W1+1 Score1(xt))??. ?
???????????? yt ?????
???????, ??????, ???.
?????????????????
???????????????. (??
?, W1; W2: ????????????
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2.1.2 SDAR?????? (????)[1]
xt ????, ??? t????????
?????????.
^t := (1  r)^t 1 + rxt
Ct;j := (1  r)Ct 1;j + r(xt   ^t)(xt j   ^t)>
Yule-Walker ??????????,
AR(Autoregressive)???????.
x^t :=
kX
i=1
^i(xt i   ^t)
^t := (1  r)^t 1 + r(xt   x^t)(xt   x^t)>
? ? ? ? ? ? ? ? ? ? ? ? ? ?
p(xj^t; ^t)????????????.
(r : ???????, Ct;j : t ?????
j ????????, t : t ?????,
t : t??????????)
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yt =  + yt 1 + t + "t; t =
n+1;    ; n+ s; n = 0;    ; T   s ??
?????. ???  : ?????, t : ?
???????, T :???, "t :????
??????.
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